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Date: 11/30/03 PORTFOLIO SUMMARY
 POOLS

MARKET MARKET
TYPE VALUE YIELD DURATION PERCENT STATUTORY

(%) (Years) of TOTAL LIMIT
Treasuries

Bills 0.00 0.00 0.00 0%
Treasury Notes 358,132,205.50 2.43 2.65 13%

Sub-total 358,132,205.50 2.43 2.65 13%

Agencies Notes 936,672,675.50 2.39 2.09 34%
Discounts 0.00 0.00 0.00 0%

Sub-total 936,672,675.50 2.39 2.09 34%

Municipals 148,325,550.08 2.52 1.76 5%

Corporates 180,964,744.35 2.49 1.89 7% 25%

Mortgages Pools 52,288,373.21 2.86 1.21 2%
CMO's 86,026,054.03 3.44 2.54 3%

Sub-total 138,314,427.24 3.22 2.04 5% 25%

Asset Backs 80,540,165.41 2.94 3.26 3% 20%

Repurchase Agreements
Overnight 523,045,762.48 1.05 0.01 19%
< 30 days 28,967,447.76 0.96 0.04 1%
< 60 days 0.00 1.00 1.00 0%
< 90 days 0.00 0.00 0.00 0%
< 1 year 7,605,028.04 3.41 1.07 1%
< 2 years 481,126.21 3.27 2.26 0%
> 2 years 6,143,563.34 2.11 4.92 0%
Flex Repos 231,386.65 11.24 5.16 0%

Sub-total 566,474,314.48 1.09 0.08 21%

Money Market Securities
Commercial Paper 319,862,252.72 1.10 0.05 12% A1-P1
Money Mkt Fund 6,000,000.00 1.05 0.01 0%
Certificates of Deposit 982,058.43 2.31 4.67 0%

Sub-total 326,844,311.15 1.10 0.07 12% 20%

Derivatives
Interest Rate Swaps -660,300.00 2.83 2.11 0%
OTC Options 0.00 0.00 0.00 0%

Sub-total -660,300.00 2.83 2.11 0%

TOTALS 2,735,608,093.71 2.05 1.51 100%
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Date: 11/30/03 PORTFOLIO SUMMARY
SHORT TERM POOL

MARKET MARKET
TYPE VALUE YIELD DURATION PERCENT STATUTORY

(%) of TOTAL LIMIT
Treasuries

Bills 0.00 0.00 0.0000 0%
Treasury Notes 0.00 0.00 0.0000 0%

Sub-total 0.00 0.00 0.0000 0%

Agencies Notes 5,010,106.69 2.88 0.25 1%
Discounts 0.00 0.00 0.0000 0%

Sub-total 5,010,106.69 2.88 0.2500 1%

Corporates 6,023,065.69 2.17 0.26 1% 25%

Municipals 20,402,630.33 1.15 0.01 4%

Mortgages CMOs 19,053,721.59 1.54 0.46 4% 25%

ABS 0.00 0.00 0.0000 0%

Repurchase Agreements
Overnight 264,772,165.53 1.05 0.01 54%
< 30 days 0.00 0.00 0%
< 60 days 0.00 0.00 0%
< 90 days 0.00 0.00 0%
< 1 year 0.00 0.00 0%
< 2 years 0.00 0.00 0%
> 2 years 0.00 0.00 0%
Flex Repos 0%

Sub-total 264,772,165.53 1.05 0.0100 54%

Money Market Securities
Commercial Paper 179,893,462.67 1.10 0.07 36% A1-P1
Money Mkt Fund 0.00 0.00 0.0000 0%
Certificates of Deposit 0.00 0.00 0.0000 0%

Sub-total 179,893,462.67 1.10 0.0728 36%

TOTALS 495,155,152.50 1.12 0.0555 100%
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Date: 11/30/03 PORTFOLIO SUMMARY
INTERMEDIATE TERM POOL

MARKET MARKET
TYPE VALUE YIELD DURATION PERCENT STATUTORY

(%) (Years) of TOTAL LIMIT
Treasuries

Bills 0.00 0.00 0.00 0%
Treasury Notes 244,249,477.20 2.41 2.62 16%

Sub-total 244,249,477.20 2.41 2.62 16%

Agencies Notes 511,120,048.55 2.41 2.07 34%
Discounts 0.00 0.00 0.00 0%

Sub-total 511,120,048.55 2.41 2.07 34%

Municipals 127,922,919.75 2.74 2.04 9%

Corporates 174,941,678.66 2.50 1.95 12% 25%

Mortgages Pools 52,288,373.21 2.86 1.21 4%
CMO's 66,972,332.44 3.99 3.13 4%

Sub-total 119,260,705.65 3.49 2.29 8% 25%

Asset Backs 80,540,165.41 2.94 3.26 5% 20%

Repurchase Agreements
Overnight 61,009,337.85 1.05 0.01 4%
< 30 days 28,967,447.76 0.96 0.04 2%
< 60 days 0.00 1.00 1.00 0%
< 90 days 0.00 1.00 1.00 0%
< 1 year 7,605,028.04 3.41 1.07 1%
< 2 years 481,126.21 3.27 2.26 0%
> 2 years 6,143,563.34 2.11 4.92 0%
Flex Repos 231,386.65 11.24 5.16 0%

Sub-total 104,437,889.85 1.29 0.41 7%

Money Market Securities
Commercial Paper 139,968,790.05 1.10 0.03 9% A1-P1
Money Mkt Fund 0.00 0.00 0.00 0%
Certificates of Deposit 982,058.43 2.31 4.67 0%

Sub-total 140,950,848.48 1.11 0.06 9% 20%

Derivatives
Interest Rate Swaps -660,300.00 2.83 2.11 0%
OTC Options 0.00 0.00 0.00 0%

Sub-total -660,300.00 2.83 2.11 0%

TOTALS 1,502,763,433.55 2.36 1.92 100%
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Date: 11/30/03 PORTFOLIO SUMMARY
LONG TERM POOL

MARKET MARKET
TYPE VALUE YIELD DURATION PERCENT STATUTORY

(%) (Years) of TOTAL LIMIT
Treasuries

Bills 0.00 0.00 0.00 0%
Treasury Notes 0.00 0.00 0.00 0%

Sub-total 0.00 0.00 0.00 0%

Agencies Notes 0.00 0.00 0.00 0%
Discounts 0.00 0.00 0.00 0%

Sub-total 0.00 0.00 0.00 0%

Municipals 0.00 0.00 0.00 0%

Corporates 0.00 0.00 0.00 0% 25%

Mortgages Pools 0.00 0.00 0.00 0%
CMO's 0.00 0.00 0.00 0%

Sub-total 0.00 0.00 0.00 0% 25%

Asset Backs 0.00 0.00 0.00 0% 20%

Repurchase Agreements
Overnight 0.00 0.00 0.0000 0%
< 30 days 0.00 0.00 0%
< 60 days 0.00 0.00 0%
< 90 days 0.00 0.00 0%
< 1 year 0.00 0.00 0%
< 2 years 0.00 0.00 0%
> 2 years 0.00 0.00 0%
Flex Repos 0%

Sub-total 0.00 0.00 0.00 0%

Money Market Securities
Commercial Paper 0.00 0.00 0.00 0% A1-P1
Money Mkt Fund 0.00 0.00 0.00 0%
Certificates of Deposit 0.00 0.00 0.00 0%

Sub-total 0.00 0.00 0.00 0% 20%

TOTALS 0.00 0.00 0.00 0%
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Date: 11/30/03 PORTFOLIO SUMMARY
BOND PROCEEDS POOL

MARKET MARKET
TYPE VALUE YIELD DURATION PERCENT STATUTORY

(%) (Years) of TOTAL LIMIT
Treasuries

Bills 0.00 0.00 0.00 0%
Treasury Notes 113,882,728.30 2.46 2.74 15%

Sub-total 113,882,728.30 2.46 2.74 15%

Agencies Notes 420,542,520.26 2.37 2.14 57%
Discounts 0.00 0.00 0.00 0%

Sub-total 420,542,520.26 2.37 2.14 57%

Municipals 0.00 0.00 0.00 0%

Mortgages Pools 0.00 0.00 0.00 0%
CMO's 0.00 0.00 0.00 0%

Sub-total 0.00 0.00 0.00 0%

Asset Backs 0.00 0.00 0%

Repurchase Agreements
Overnight 197,264,259.10 1.05 0.01 27%
< 30 days 0.00 0.00 0%
< 60 days 0.00 0.00 0%
< 90 days 0.00 0.00 0%
< 1 year 0.00 0.00 0%
< 2 years 0.00 0.00 0%
> 2 years 0.00 0.00 0%
Flex Repos 0%

Sub-total 197,264,259.10 1.05 0.01 27%

Money Market Securities
Commercial Paper 0.00 0.00 0.00 0% NONE ALLOWED
Money Mkt Fund 6,000,000.00 1.05 0.0100 1%
Certificates of Deposit 0.00 0.00 0.00 0%

Sub-total 6,000,000.00 1.05 0.01 1%

TOTALS 737,689,507.66 2.02 1.65 100%
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Investment Income
As of 11/30/2003

              Month Fiscal Year to Date

Pool Amount Yield * Amount Yield**

Intermediate 527,171.15 0.42% (31,004,263.80)  -5.05%

Short Term 284,633.87 1.13% 37,430,582.77   23.24%

Long Term 0.00 0.00% (1,520,719.96)    -13.77%

Bond Proceeds 896,765.12 1.54% 2,388,204.40     1.12%

Tran 0.00 0.00% 0.00 0.00%

Grand Total 1,708,570.14 7,293,803.41     

*Yield is calculated on a total return basis.  Total return consists of the accrual of  interest and the gain or loss 

incurred from valuing the securities in market value.  Total return, divided by average daily balance, divided by 

actual days, multiplied by actual days in the fiscal year.

**Yield is calculated on a total return basis.  Total return consists of the accrual of  interest and the gain or loss 

incurred from valuing the securities in market value.  Total return, (fiscal YTD) divided by the weighted average 

of the monthly average daily balances, divided by the actual days (fiscal YTD) mulitplied by the actual number

 of days in the fiscal year.



Investable Balances  
As of 11/30/2003

Average Daily Balances

AvgBal Fiscal Year to Date

Intermediate 1,529,439,005.09 1,468,702,254.83     

Short Term 308,065,743.55 385,338,298.28       

Long Term 0.00 26,412,998.11         

Bond Proceeds 711,997,683.81 509,982,714.01       

Tran 0.00 0.00

2,549,502,432.45    2,390,436,265.23     



CASH DISTRIBUTION
November 2003

Month YTD
Actual Budget Actual Budget

General Fund 0 0 0 0

Capital Con. 540,981 218,750 2,250,498 1,303,125

Agency 937,969 644,531 3,935,537 2,852,344

T&R 182,103 187,500 749,009 1,008,125
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ACCRUED EARNINGS
November 2003

Month YTD
Actual Budget Actual Budget

General Fund 248,546 0 8,359,278 0

Capital Con. 55,477 218,750 -683,873 1,303,125

Agency 114,826 644,531 -400,869 2,852,344

T&R 80,384 187,500 -49,794 1,008,125
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LIMITS
Corporates 25%
Mortgages 25%
Asset Backs 20%
Money Mkt. 20%

Distribution of Investments for November

T-bills
0%

Asset Backs
3%

T-notes
13%

Corporates
7%

Agency notes
34%

Discounts
0%

Overnight Repo
19%

Term Repo
2%

Money Mkt.
12%

Municipals
5%

Mortgages
5%
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INVESTABLE BALANCES
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SHORT TERM POOL
INVESTABLE BALANCES
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INTERMEDIATE - LONG TERM POOL
INVESTABLE BALANCES
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US TREASURY-AGENCY
INVESTABLE BALANCES
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INTERMEDIATE POOL
ANNUALIZED YIELD
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Index consists of 70% Government 1-3 year, 15% Mortgage 0-3 and 15% money market Pools
Index



INTERMEDIATE POOL
ANNUALIZED YIELD DIFFERENCE
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BOND PROCEEDS POOL
ANNUALIZED YIELD
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Index consists of 85% Government 1-3 year and 15% money market Pools
Index



BOND PROCEEDS POOL
ANNUALIZED YIELD DIFFERENCE
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